CONTENTS OF VOLUME 13 


Articles, Invited Papers, and Short Communications 


ABRAMOVITCH, LAVY AND SINGH, KESAR. Edgeworth corrected 
pivotal statistics and the bootstrap .................... 116-132 
ANDERSON, T. W., STEIN, CHARLES AND ZAMAN, ASAD. Best 
invariant estimation of a direction parameter ............. 526-533 
ANSLEY, CRAIG F. AND KOHN, ROBERT. Estimation, filtering, and 
7 smoothing in state space models with incompletely specified 
AssAF, DAVID AND ZAMIR, SHMUEL. Optimal sequential search: A 
BASSETT, GILBERT AND KOENKER, ROGER. On Boscovich’s esti- 
BERAN, RUDOLF AND SRIVASTAVA, MUNI S. Bootstrap tests and 
confidence regions for functions of a covariance matrix ...... 95-115 
BERRY, DONALD A. AND CLAYTON, MuRRAY K. Bayesian non- 
Frep L.. Discussion... . 481 
Boos, DENNIS D. A converse to Scheffé’s theorem............ 423-427 
BORGAN, @RNULF AND RAMLAU-HANSEN, HENRIK. Demographic 
incidence rates and estimation of intensities with incomplete 
BoyLes, R. A., MARSHALL, A. W. AND PROSCHAN, F._ Incon- 
sistency of the maximum likelihood estimator of a distribution 
having increasing failure rate average 413-417 
BRESLOW, NORMAN AND MOORE, DIRK. Discussion .......... 875-876 
Brown, L. D. AND FARRELL, R. H. All admissible linear estima- 
tors of a multivariate Poisson mean .................4.. 282-294 
Brown, L. D. AND FARRELL, R. H. Complete class theorems for 
estimation of multivariate Poisson means and related problems 706-726 
BROWN, MARK. A measure of variability based on the harmonic 
mean, and its use in approximations ................+++5 1239-1243 
BuJA, ANDREAS AND STUETZLE, WERNER. Discussion ........ 484-490 
CARROLL, RAYMOND J. AND STEFANSKI, LEONARD A. Covariate 
measurement error in logistic regression ..............+.- 1335-1351 
CHENG, PING AND Wu, C.F.J. Discussion 490-493 
CHow, YUN-SHYONG AND GRENANDER, ULF. A sieve method for 
CLAYTON, MuRRAY K. AND BERRY, DONALD A. Bayesian non- 
CLAYTON, Murray K. A Bayesian nonparametric sequential test 
COHEN, MICHAEL P. AND Kuo, LYNN. The admissibility of the 
empirical distribution function 262-271 
COHEN, ARTHUR, Lo, SHAW-HWA AND SINGH, KESAR. Estimat- 
ing a quantile of a symmetric distribution................ 1114-1128 


iii 


| 


iv INDEX i 
COLLINS, JOHN R. AND WIENS, DouGLas P. Minimax variance 
M-estimators in e-contamination models ................ 1078-1096 
CROWLEY, JOHN AND TSAI, WEI-YANN. A large sample study of 
generalized maximum likelihood estimators from incomplete 
Cs6rGO6, SANDOR, DEHEUVELS, PAUL AND MASON, Davip. Kernel 
estimates of the tail index of a distribution ............... 1050-1077 
Cuzick, JACK. Asymptotic properties of censored linear rank tests 133-141 
Davis, LINDA JUNE. Consistency and asymptotic normality of 
the minimum logit chi-squared estimator when the number of 
Dawip, A. P. Calibration-based empirical probability ......... 1251-1273 
DEHEUVELS, PAUL, CSORG6 SANDOR AND Mason, Davip. Kernel 
estimates of the tail index of a distribution ............... 1050-1077 
DEvrRoOYE, Luc. A note on the L, consistency of variable kernel 
Dey, Dipak K. AND SRINIVASAN, C. Estimation of a covariance 
DIACONIS, PERSI AND EFRON, BRADLEY. Testing for indepen- 
dence in a two-way table: New interpretations of the chi-square 
DIACONIS, PERSI AND EFRON, BRADLEY. Rejoinder .......... 905-913 
DoNOHO, DAVID, JOHNSTONE, IAIN, ROUSSEEUW, PETER AND 
Weawer. Discusion... .... 496-499 
Doss, HANi. Bayesian nonparametric estimation of the median; 
part I: Computation of the estimates ................... 1432-1444 
Doss, HANI. Bayesian nonparametric estimation of the median; 
part II: Asymptotic properties of the estimates............ 1445-1464 


EFRON, BRADLEY AND DIACONIS, PERSI. Testing for indepen- 

dence in a two-way table: New interpretations of the chi-square 

EFRON, BRADLEY AND DIACONIS, PERSI. Rejoinder .......... 905-913 
FAHRMEIR, LUDWIG AND KAUFMANN, HEINZ. Consistency and 

asymptotic normality of the maximum likelihood estimator in 


FALK, MICHAEL. Asymptotic normality of the kernel quantile 

FARRELL, R. H. AND BRown, L. D. All admissible linear estima- 

tors of a multivariate Poisson mean ..............2----: 282-294 
FARRELL, R. H. AND Brown, L. D. Complete class theorems for 

estimation of multivariate Poisson means and related problems 706-726 


FAREWELL, V. T., MATTHEWS, D. E. AND PYKE, R. Asymptotic 


— 


INDEX 


score-statistic processes and tests for constant hazard against a 
change-point alternative 

FIENBERG, STEPHEN E. Discussion 

FINSTER, MARK. Estimation in the general linear model when the 
accuracy is specified before data collection 

FREES, EDWARD W. AND RUPPERT, DAvID. Sequential nonpara- 
metric age replacement policies 

FRIEDMAN, JEROME H. Discussion 

FUJIKOSHI, YASUNORI. An error bound for an asymptotic expan- 
sion of the distribution function of an estimate in a multi- 
variate linear model 

GENEST, CHRISTIAN AND SCHERVISH, MARK J. Modeling expert 
judgments for Bayesian updating 

GHCSH, MALAY, MEEDAN, GLEN, AND VARDEMAN, STEPHEN. 
Some admissible nonparametric and related finite population 
sampling estimators 

GNANADESIKAN, R. AND KETTENRING, J. R. Discussion 

GoopMAN, LEO A. The analysis of cross-classified data having 
ordered and/or unordered categories: Association models, cor- 
relation models, and asymmetry models for contingency tables 
with or without missing entries 

GOopMAN, LEo A. Discussion 

Goop,I.J. Discussion 

GRAY, ROBERT J. AND PIERCE, DONALD A. Goodness-of-fit tests 
for censored survival data 

GRENANDER, ULF AND CHOW, YUN-SHYONG. A sieve method for 
the spectral density 

GUTTORP, PETER AND SIEGEL, ANDREW F. Consistent estimation 
in partially observed random walks 

HAEUSLER, E. AND TEUGELS, J. L. On asymptotic normality of 
Hill’s estimator for the exponent of regular variation 

HALLIN, MARC, INGENBLEEK, JEAN-FRANCOIS AND PURI, MADAN 
L. Linear serial rank tests for randomness against ARMA 
alternatives 

HALL, PETER AND WELSH, A. H. Adaptive estimates of parame- 
ters of regular variation 

HARTIGAN, J. A. AND HARTIGAN, P.M. The dip test of unimodal- 


HARTIGAN, P. M. AND HARTIGAN, J. A. The dip test of unimodal- 
ity 

HAsTIE, TREVOR AND TIBSHIRANI, ROBERT. Discussion 

HATHAWAY, RICHARD J. A constrained formulation of maximum- 
likelihood estimation for normal mixture distributions 

HARDLE, WOLFGANG AND MARRON, JAMES STEPHEN. Optimal 
bandwidth selection in nonparametric regression function 
estimation 


583-591 
882-884 


663-675 


650-662 


475-481 


827-831 


1198-1212 


811-817 
500-502 


10-69 
887-892 
885-886 
552-563 

998-1010 
958-969 


743-756 


1156-1181 


331-341 


70-84 


70-84 
502-508 


795-800 


1465-1481 


vi INDEX 


HECKMAN, Nancy E. A local limit theorem for a biased coin 


HECKMAN, Nancy E. A sequential probability ratio test using a 

HEpDAyYAT, A. S. AND MAJUMDAR, DIBYEN. Families of A-optimal 

block designs for comparing test treatments with a control ... 757-767 
HuBER, PETER J. Projection Pursuit ....................- 435-475 
Hupson, H. M. Adaptive estimators for simultaneous estimation 

Hu, INncurt. A uniform bound for the tail probability of 

Kolmogorov-Smirnov statistics 821-826 


HWANG, JIUNN TZON. Universal domination and _ stochastic 
domination: Estimation simultaneously under a broad class of 

INGENBLEEK, JEAN-FRANCOIS, PURI, MADAN L. AND HALLIN, 

Marc. Linear serial rank tests for randomness against ARMA 

JANSSEN, P., JURECKOVA, J. AND VERAVERBEKE, N. Rate of 

convergence of one- and two-step M-estimators with applica- 


tions to maximum likelihood and Pitman estimators ........ 1222-1229 
JOHNSON, DALLAS E. AND NEILL, JAMES W. Testing linear regres- 

sion function adequacy without replication............... 1482-1489 
JOHNSTONE, IAIN, ROUSSEEUW, PETER, STAHEL, WERNER AND 

Jupp, P. E. AND SpurRR, B. D. Sobolev tests for independence of 

JURECKOVA, J., VERAVERBEKE, N. AND JANSSEN, P. Rate of 

convergence of one- and two-step M-estimators with applica- 

tions to maximum likelihood and Pitman estimators ........ 1222-1229 
KALLENBERG, WILBERT C. M. On moderate and large deviations 

KARIYA, TAKEAKI AND SINHA, BIMAL KUMAR. Nonnull and opti- 

mality robustness of some tests 1182-1197 


KAUFMANN, HEINZ AND FAHRMEIR, LUDWIG. Consistency and 
asymptotic normality of the maximum likelihood estimator in 


KEENAN, DANIEL MACRAE. Asymptotic properties of minimiza- 

tion estimators for time series parameters................ 369-382 
KEENER, ROBERT. Further contributions to the ‘“two-armed 


KERSHAW, CHRISTOPHER D. Asymptotic properties of w, an 
estimator of the ED50 suggested for use in up-and-down ex- 
KETTENRING, J. R. AND GNANADESIKAN, R. Discussion ....... 500-502 


INDEX 


KOENKER, ROGER AND BASSETT, GILBERT. On Boscovich’s esti- 


KOHN, ROBERT AND ANSLEY, CRAIG F. Estimation, filtering, and 
smoothing in state space models with incompletely specified 

Kuo, LYNN AND COHEN, MICHAEL P. The admissibility of the 
empirical distribution function. 

LAMBERT, DIANE. Robust two-sample permutation tests....... 

LaRiccia, VINCENT N. AND Mason, Davip M. Optimal good- 
ness-of-fit tests for location /scale families of distributions based 
on the sum of squares of L-statistics.................04. 

Lau, TAI-SHING AND STUDDEN, W. J. Optimal designs for trigo- 
nometric and polynomial regression using canonical moments . 

LINDSAY, BRUCE G. Using empirical partially Bayes inference for 

Liu, REGINA Y. C. AND VAN RyZIN, JOHN. A histogram estimator 
of the hazard rate with censored data................... 

Li, KER-CHAU. From Stein’s unbiased risk estimates to the method 
of generalized cross-validation 

Lo, SHAW-Hwa. Estimation of a symmetric distribution ....... 

Lo, SHAW-Hwa, SINGH, KESAR AND COHEN, ARTHUR. Estimat- 
ing a quantile of a symmetric distribution................ 

MAJUMDAR, DIBYEN AND HEDAYAT, A. S. Families of A-optimal 
block designs for comparing test treatments with a control ... 

MALLows, C. L. Discussion on Vardi’s paper................ 

MARDEN, JOHN I. Combining independent one-sided noncentral t 

MARRON, JAMES STEPHEN AND HARDLE, WOLFGANG. Optimal 
bandwidth selection in nonparametric regression function 

MARRON, JAMES STEPHEN. An asymptotically efficient solution 
to the bandwidth problem of kernel density estimation ...... 

MARSHALL, A. W., BOYLES, R. A., AND PROSCHEN, F. Incon- 
sistency of the maximum likelihood estimator of a distribution 
having ircreasing failure rate average 

Mason, Davip M. AND LARIcciIA, VINCENT N. Optimal good- 
ness-of-fit tests for location /scale families of distributions based 
on the sum of squares of L-statistics.................06- 

Mason, Davip, Cs6RG6, SANDOR AND DEHEUVELS, PAUL. Kernel 
estimates of the tail index of a distribution............... 

MATTHEws, D. E., FAREWELL, V. T. AND PYKE, R. Asymptotic 
score-statistic processes and tests for constant hazard against a 

Mauro, Davip. A combinatoric approach to the Kaplan-Meier 


vii 


1625-1628 


1286-1316 
262-271 
606-625 
315-330 


383-394 
893-897 


914-931 
592-605 


1352-1377 
1097-1113 


1114-1128 


757-767 
204-205 
1535-1553 


1465-1481 


1011-1023 


413-417 


315-330 


1050-1077 


583-591 


142-149 


viii INDEX 


McCULLAGH, PETER AND PREGIBON, DARYL. Discussion ...... 
MEEDAN, GLEN, GHOSH, MALAY AND VARDEMAN, STEPHEN. 
Some admissible nonparametric and related finite population 
MoorE, DIRK AND BRESLOW, NORMAN. Discussion .......... 
NATARAJAN, JAYALAKSHMI AND STRAWDERMAN, WILLIAM E. 
Two-stage sequential estimation of a multivariate normal mean 
NEILL, JAMES W. AND JOHNSON, DALLAS E. Testing linear regres- 
sion function adequacy without replication............... 
NUSSBAUM, MICHAEL. Spline smoothing in regression models and 
OEHLERT, GARY W. The random average mode estimator ...... 
PIEGORSCH, WALTER W. Admissible and optimal confidence bands 
PIERCE, DONALD A. AND GRAY, ROBERT J. Goodness-of-fit tests 
POLLAK, MOSHE. Optimal detection of a change in distribution . . 
PORTNOY, STEPHEN. Asymptotic behavior of M-estimators of p 
regression parameters when p?/n is large II: Normal approx- 
PREGIBON, DARYL AND MCCULLAGH, PETER. Discussion ...... 
PROSCHEN, F., BOYLEsS, R. A., AND MARSHALL, A. W. Incon- 
sistency of the maximum likelihood estimator of a distribution 
having increasing failure rate average 
PurRI, MADAN L., HALLIN, MARC AND INGENBLEEK, JEAN- 
FRANCOIS. Linear serial rank tests for randomness against 
PYKE, R., MATTHEWS, D. E., AND FAREWELL, V. T. Asymptotic 
score-statistic processes and tests for constant hazard against a 
QUANG, PHAM XUAN. Robust sequential testing ............. 
QUINE, M. P. AND ROBINSON, J. Efficiencies of chi-square and 
likelihood ratio goodness-of-fit tests ................004. 
RAMLAU-HANSEN, HENRIK AND BORGAN, O@RNULF. Demographic 
incidence rates and estimation of intensities with incomplete 
REEDS, JAMES A. Asymptotic number of roots of Cauchy location 
Ritov, Ya’acov. Robust Bayes decision procedures: Gross error 
ROBINSON, J. AND QUINE, M. P. Efficiencies of chi-square and 
likelihood ratio goodness-of-fit tests .............000000- 
ROSENBLATT AND F. J. SAMANIEGO, M. Julius R. Blum 1922-1982 


898-900 


811-817 
510-513 
875-876 
1509-1522 
1482-1489 


984-997 
1418-1431 


801-810 
552-563 
901-902 


903 
206-227 


1403-1417 
898-900 


413-417 


1156-1181 


583-591 


638-649 


727-742 


564-582 


775-784 


626-637 


727-742 
1-9 


— 


INDEX 


RotH, ARTHUR J. Variances of the Kaplan-Meier estimator and 
its quantiles under certain fixed censoring models .......... 
ROUSSEEUW, PETER, STAHEL, WERNER, DONOHO, DAVID AND 
JOHNSTONE, IAIN. Discussion 
RUKHIN, ANDREW. Estimating a ratio of normal parameters .... 
RUPPERT, Davip. A Newton-Raphson version of the multivariate 
RUPPERT, DAVID AND FREES, EDWARD W. Sequential nonpara- 
metric age replacement policies ...............0000000- 
SALEH, A. K. MD. EHSANES AND SEN, PRANAB KUMAR. On some 
shrinkage estimators of multivariate location ............. 
ScHAFER, HELMuT. A note on data-adaptive kernel estimation of 
the hazard and density function in the random censorship 
SCHERVISH, MARK J. Discussion 
SCHERVISH, MARK J. AND GENEST, CHRISTIAN. Modeling expert 
judgments for Bayesian updating...................... 
Scott, Davip W. Averaged shifted histograms: Effective non- 
parametric density estimators in several dimensions ........ 
SEN, PRANAB KUMAR AND SALEH, A. K. MD. EHSANES. On some 
shrinkage estimators of multivariate location ............. 
SIEGEL, ANDREW F. AND GUTTORP, PETER. Consistent estimation 
in partially observed random walks ..................-.- 
SILVAPULLE, MERVYN J. Asymptotic behavior of robust estima- 
tors of regression and scale parameters with fixed carriers ... . 
SINGH, KESAR, COHEN, ARTHUR AND LO, SHAW-Hwa. Estimat- 
ing a quantile of a symmetric distribution................ 
SINGH, KESAR AND ABRAMOVITCH, LAvy. Edgeworth corrected 
pivotal statistics and the bootstrap ...................-. 
SINHA, BIMAL KUMAR AND KarRIyYA, TAKEAKI. Nonnull and opti- 
mality robustness of some tests ...............0.000000- 
SKOVGAARD, IB M. A second order investigation of asymptotic 
SPECKMAN, PAUL. Spline smoothing and optimal rates of conver- 
gence in nonparametric regression models ................ 
SPROULE, RAYMOND N. Sequential nonparametric fixed-width 
confidence intervals for U-statistics 
Spurr, B. D. AND Jupp, P. E. Sobolev tests for independence of 
SRINIVASAN, C. AND Dey, Dipak K. Estimation of a covariance 
SRIVASTAVA, MUNI S. AND BERAN, RUDOLF. Bootstrap tests and 
confidence regions for functions of a covariance matrix ...... 
STADJE, WOLFGANG. Estimation problems for samples with mea- 
STAHEL, WERNER, DONOHO, DAVID, JOHNSTONE, IAIN AND 


ix 


1230-1238 


496-499 
1616-1624 


236-245 


650-662 


272-281 


818-820 


1274-1282 


1198-1212 


1024-1040 


272-281 
513-515 


958-969 


1490-1497 


1114-1128 


116-132 


1182-1197 


534-551 


970-983 


228-235 


1140-1155 


1581-1591 


95-115 


1592-1615 


x INDEX 


ROUSSEEUW, PETER. Discussion 
STEFANSKI, LEONARD A. AND CARROLL, RAYMOND J. Covariate 
measurement error in logistic regression ................. 
STEIN, CHARLES, ZAMAN, ASAD AND ANDERSON, T. W. Best 
invariant estimation of a direction parameter ............. 
STIJNEN, THEO. On the asymptotic behaviour of empirical Bayes 
tests for the continuous one-parameter exponential family... . 
STONE, CHARLES J. Additive regression and other nonparametric 
STRAWDERMAN, WILLIAM E. AND NATARAJAN, JAYALAKSHMI. 
Two-stage sequential estimation of a multivariate normal mean 
STUDDEN, W. J. AND LAU, TAI-SHING. Optimal designs for trigo- 
nometric and polynomial regression using canonical moments . 
STUETZLE, WERNER AND BUJA, ANDREAS. Discussion ........ 
TEUGELS, J. L. AND HAEUSLER, E. On asymptotic normality of 
Hill’s estimator for the exponent of regular variation........ 
TIBSHIRANI, ROBERT AND HASTIE, TREVOR. Discussion ....... 
Tsal, WEI-YANN AND CROWLEY, JOHN. A large sample study of 
generalized maximum likelihood estimators from incomplete 
VAN DAWEN, R. A note on the characterization of optimal return 
functions and optimal strategies for gambling problems... ... 
VAN RYZIN, JOHN AND LIU, REGINA Y.C. A histogram estimator 
of the hazard rate with censored data.................4- 
VARDI, Y. Empirical distributions in selection bias models ..... . 
VERAVERBEKE, N., JANSSEN, P. AND JURECKOVA, J. Rate of 
convergence of one- and two-step M-estimators with applica- 
tions to maximum likelihood and Pitman estimators ........ 
WaHBA, GRACE. A comparison of GCV and GML for choosing the 
smoothing parameter in the generalized spline smoothing prob- 
WANG, JANE-LING. Strong consistency of approximate maximum 
likelihood estimators with applications in nonparametrics . . . . 
WEI, C. Z. Asymptotic properties of least-squares estimates in 
WELLNER, JON A. A heavy censoring limit theorem for the prod- 
WELSH, A. H. AND HALL, PETER. Adaptive estimates of parame- 
WIENS, DouGc.as P. AND COLLINS, JOHN R. Minimax variance 
M-estimators in e-contamination models ................ 


496-499 


1335-1351 


526-533 


403-412 


689-705 


1509-1522 
383-394 
484-490 
903-904 
515-517 
743-756 
502-508 

1317-1334 
517-518 
832-835 
592-605 
178-203 

1222-1229 

1378-1402 
518-521 
932-946 

1498-1508 
150-162 
331-341 


1078-1096 


| 


| 
q 


INDEX 


WIJSMAN, ROBERT A. Proper action in steps, with application to 


density ratios of maximal invariants.................... 
WOODROOFE, MICHAEL. Estimating a distribution function with 


WooDROOFE, MICHAEL. Asymptotic local minimaxity in sequen- 
Wu, C. F. J. AND CHENG, PING. Discussion................. 
YATRACOS, YANNIS G. Rates of convergence of minimum distance 
estimators and Kolmogorov’s entropy .................. 
ZAMAN, ASAD, ANDERSON, T. W. AND STEIN, CHARLES. Best 
invariant estimation of a direction parameter ............. 
ZAMIR, SHMUEL AND AsSAF, DAvID. Optimal sequential search: A 


Corrections 
CHALONER, KATHRYN. Correction to “Optimal Bayesian experi- 
mental design for linear models” ................200005 


Davis, LINDA JUNE. Comments on a paper by T. Amemiya on 
estimation in a dichotomous logit regression model ......... 
JOSHI, V. M. A conjecture of Berry regarding a Bernoulli two- 
WOODROOFE, MICHAEL AND TAKAHASHI, HAJIME. Correction to 
“Asymptotic expansions for the error probabilities of some 


Book Reviews 


SILVERMAN, BERNARD W. Reviews of Nonparametric Functional 
Estimation by B. L. S. Prakasa Rao and Nonparametric 
Density Estimation: The L, View by Luc DeVroye and Laszlo 

BINGHAM, CHRISTOPHER. A review of Statistics on Spheres by 


395-402 


163-177 


676-688 
490-493 


768-774 


526-533 


1213-1221 


836 


1629 


1249 


837 


1630-1638 


838-844 


i 
xl 
| 
a 
q 


